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Jacob’s method 








Jacobi’ method 
Jacobi-Davidson 
Jacobi-Davidson scheme 
Julia sets 


Kantorovich hypothesis 
KKM property 
Korteweg-de Vries equation 
Kronrod 

Krylov subspace methods 


KT equations 


L-curve criterion 


L-generalized pseudomonotone operator 


Lagrange 

Lagrange interpolation 
Lagrangian symmetric 
Lanczos algorithm 
Lanczos process 
Lanczos’ method 
Lanczos-type algorithm 
Lax pair 

Least interpolation 
Least squares 


Least-squares Padé approximants 
Left-definite self-adjoint operator 
Left-definite Sobolev space 
Levin-type transformations 
Levinson algorithm 

LGO program system 

Lifting schemes 

Limit model 

Limited-memory methods 

Line sources 

Linear (definite) functionals 
Linear convergence 

Linear dynamical system 

Linear equations 

Linear prediction 

Linear programming 

Linear quadratic control 

Linear system theory 
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122 
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121 
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177 
35, 101 
155 
297 








369 
171 
283 
201 

1, 261 
99 
155 












423 
77 
167 
293 
313 
395 
93 
35 
173 
275 
167 
37 
363 
197 
313 
313 
81 
255 
205 
167 
433 
61 
185 
297 
81 
395 
155 
255 
155 
371 
331, 355 
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Linear systems 

Lipschitz global optimization 
Little g-Jacobi polynomials 
Lobatto 

Local 

Local quadratic convergence 
Locking 

Logarithmic convergence 
Look-ahead 

LR matrix iteration 
Lyapunov-Razumikhin function 


Macro elements 

Mass matrices 

Matrix classes 

Matrix continued fraction 
Matrix factorization 
Matrix-Pade approximation 
Matrix-valued moments 
Maximum principles 
Maxwell’s equations 
MEBDF 

Mesh adaptation 

Mesh adaption 


Mesh and densely defined approximations 


Method of lines 
Minimal polynomial 
Minimal realization 
Minimax 

Miss-distance function 
Mixed collocation 

Mixed finite element method 
Mixed splines 

MMPDE 

Mode interactions 

Model reduction 


Modeling languages and stochastic optimization 


Moments 

Monotonicity 

Moving finite element 
Moving mesh algorithm 
Multi-domain methods 


Multi-elimination ILU factorization 
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128 235 
122 81 
127 173 
126 369 
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123 515 
127 173 
127 173 
128 399 
123 307 
125 117 
128 205 
128 399 
125 309 
126 339 
122 149 
121 331 
124 209 
125 367 
126 47 
126 91 
130 1 
128 383 
130 345 






127 255, 267 
124 209 
128 363 
128 383 
128 83 
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Multi-level ILU preconditioner 
Multi-level method 122 297 







Multifrontal methods 123 515 
Multigrid iteration 128 261 
Multigrid 







Multiply connected regions 











Multipoint Padé approximation 127 67 
Multirate filter design 121 179 
Multiresolution 128 133 
Multiscale transformations 128 133 
Multistage 129 105 
Multivariate (weak) spline 121 153 
Multivariate Hermite interpolation 122 167 
Multivariate integrals 127 121 
Multivariate Pade approximants 121 197 





Multivariate polynomial approximation 







Natural coarse subspace 






















Navier-Stokes equations 128 261 
Nested Padé approximants 121 197 
Neutral delay differential equations 125 251 
Newton methods 124 123 
Newton’s method 124 I 

126 287 

130 369 
Newton-like methods 124 1 
Newton-Raphson method 126 233 
Nodes 127 267 
Nonconvex 129 77 
Nonconvex minimization 129 15 
Nonhomogeneous approximants 121 197 
Nonlinear differential equations 126 351 
Nonlinear equations in Banach spaces 126 131 
Nonlinear equations 124 l 
Nonlinear functionals of wavelet expansions 128 133 
Nonlinear least squares 124 61 

129 l 
Nonlinear optimization 124 123, 171 
Nonlinear problems 128 311 
Nonlinear system 123 217 
Nonlinear systems 122 149 
Nonnegative measure 127 267 


Nonsymmetric beam 
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Nonuniform sampling 
Norm equivalences 
Numerical analysis 


Numerical conformal mapping 
Numerical continuation methods 
Numerical differentiation 

Numerical evaluation of special functions 


Numerical examples 
Numerical integration 
Numerical integration 
Numerical method 
Numerical methods 


Numerical modelling 
Numerical quadrature 
Numerical simulations 
Numerical software 
Numerical solution 
Numerical solutions 
Numerical stability 
Numerics 

Numerov’s method 


Octahedral group 
ODEs 
Optimal control 


Optimal control theory 


Optimal truncation 
Optimization 


Order of convergence 
Order of methods 


Order stars 
Ordering 


Ordinary differential equations 


Ordinary 
Orthogonal expansions 


Orthogonal polynomials 

Orthogonal polynomials in several variables 
Orthogonal rational functions 

Orthogonal- and extremal polynomials 


Oscillation 
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121 
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127 
127 
127 
127 


201, 


251, 


197, 
















Oscillation theory 
Oscillatory injection 
Oscillatory solutions 










p version 
p-cyclic matrix 

Pade 

Padé approximants 
Padé approximation 










Padé Padé approximants 
Parabolic cylinder functions 
Parabolic equation 

Parallel computation 
Parallel processing 
Parallelism 














Parameter estimation 
Parameter-uniform 
Pareto optimality 
Partial differential equations 
Partially separable problems 
Passivity 
Path following 
Pattern search methods 
Penalty functions 
Penalty methods 
Performance 
Perturbation theory 
Phase lag 
Photon correlation 
Piecewise algebraic curve 
Piecewise algebraic variety 
Piecewise quadratic function 
Pivoting 
Plates 
Point sources 
| Pole placement 
Polynomial approximation 
Polynomial acceleration 
Polynomial factorization 
Polynomial zeros 
Polytope 
Porous media 
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130 
122 
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123 
127 
121 
121 
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124 
123 


130 
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124 
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121 
123 
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130 
129 
130 


111, 


205, 
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Positive real function 
Power iteration 
Power series 
Preconditioner 
Preconditioning 


Preconditioning techniques 
Prescribed poles 

Problem formulation 
Problem solving environment 
Program transformation 
Projection 

Projection methods 

PSE 

Pseudospectral 
Pseudospectral approximation 
Pulse solution 


q-difference equations 
qd algorithm 

QR 

OR algorithm 

QR decomposition 
Quadratic programming 


Quadrature formula 
Quadrature rule 
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Quadrature, Runge-Kutta and collocation methods 
Quadratures with multiple nodes 


Quasi-Newton methods 


QZ 


Radav 
Random matrices 
Rational approximation 


Rational functions 
Reaction-diffusion 
Reaction-diffusion system 
Realization 

Recurrence relations 


123 
123 
122 
123 
123 
125 
128 
125 
122 
124 
125 
124 
122 
125 
125 
128 
130 
130 


121 
122 
123 
123 
129 
126 
129 
127 
126 
125 
127 
124 
123 


127 
130 
121 
122 
130 
130 
130 
127 


133, 


61, 
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Reduced integration 
Reformulation 129 
Regularization 










Regularization parameter 


















Relative bound 123 

Relaxation 129 89 
Relaxation methods 123 I 
Representation 126 417 
Resolvent conditions 125 4] 
Resolvent convergence 127 17 
Resolvent function 122 275 
Response surface approximation 124 139 
Restarted Krylov subspace methods 123 261 
Retarded differential equations 125 309 
Riemann-Hilbert problem 130 139 
Ritz values 123 261 
RK-methods for delay equations 125 251 
RKS 123 35 
Rootfinding 126 287 
Runge-Kutta method 125 1, 107 





Runge-Kutta-Nystrom methods 47 







s- and a-orthogonal polynomials 






















Scaling invariance 128 
Scaling 123 131 
Schwarz 130 231 
Schwarz alternating method 130 309 
Schwarz domain decomposition 130 41 
Schwarz methods 125 503 
Second-order differential equations 126 47 
Self-adjoint 125 367 
Self-similar solution 126 233 
128 399 
Semi-infinite programming 129 89 
Semiconvergence 130 217 
Sequential quadratic programming 124 123 
| Shape construction 130 375 
| Shape preserving approximation 121 73 
Signal reconstruction 122 297 
Simplex 129 151 
Simplicial approach 129 151 
Sinc function 130 283 





Sinc methods 
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Single equations 

Singular linear systems 

Singular two-point boundary value problems 
Singularities 

Singularity 

Singularly perturbed 

Sino method 

Skew Hamiltonian matrix 
Smoothing Gauss—-Newton method 
Smoothing 

Snake oil method 

Sobolev orthogonal polynomials 
Solution analysis 

SOR 

SOR methods 

Sparse approximate inverse 
Sparse matrices 

Sparse problems 

Spectral 

Spectral theorem 

Spline defect 

Spline function 

Stability 


Stability analysis 


Stability and convergence 
Stability of operator sequences 
Stabilization H,, control 
Stable completions 

Star identity 

State-space models 

Stieltjes procedure 

Suff differential equations 

Stuff problems 


Stirling numbers of the second kind 
Stochastic differential equations 
Stochastic methods 

Stochastic programming 

Stopping functionals 
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121 
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121 
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125 
125 
126 
121 

125 
124 
129 


171, 


83, 
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Structured matrices 
Sturm-Liouville problems 
Summability 

Summation of divergent series 
Superconvergence 
Superlinear convergence 
SVD 

Symbolic factorization 
Symmetric group 
Symmetric linear system 
Systems of equations 
Szego-Hessenberg matrix 


Taylor polynomial 
Taylor series 
Taylor’s theorem 
Thin plate splines 
Time integration 


Time-delayed functional differential equation 


Total 

Trace minimization 
Transfer function 
Transient gravity waves 
Trapezoidal rule 
Triangulation 


Trigonometric interpolation 
Trigonometric order 
Trigonometric—polynomial approximation 
Trust-region methods convergence 
Turbulent flow 

Turning point 

Two-point boundary-value problem 


Unconstrained optimization 

Uniform asymptotic expansion 
Unsymmetric Lanczos method 
Upper (lower) semicontinuous 


Vanishing viscosity 
Variable metric methods 
Variable momentum 
Variable stepsize 
Variational inequalities 
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124 
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Variational inequalities 


Variational inequality 
Vector finite elements 
Vector sequences 

Vector wave equation 
Vector-valued approximant 
Vector-valued polynomials 
Vector-valued Stefan problem 
Viscoelasticity 

VLSI interconnect 

Volterra and Abel equations 
Volterra equation 


Wave propagation 
Wavelet bases 

Wavelet bases on domains 
Wavelets and filter banks 
Weighted 

Weights 

Weyl function 

Wynn 


Zeros 
Zeros of polynomial 
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51 
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233 
337 
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217 
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205 
133 
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179 

37 
267 
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51 
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